
ATTACHMENT II 

TREASURER AND TAX COLLECTOR 
REPORT OF INVESTMENT TRANSACTIONS FOR JULY 2021 

COMPLIANCE REPORT 

On August 30, 2021, the Treasurer and Tax Collector approved a 
temporary increase in the weighted average maturity (WAM) target limits for 
the Pooled Surplus Investment portfolio (Treasury Pool) from a range of 
between 1.0 and 3.0 years, to a longer range between 1.0 and 4.0 years.  This 
increase was due to a continued low interest rate and depressed yield 
environment resulting from the 2019 Novel Coronavirus (COVID-19) pandemic and 
its associated recession, as well as an increased volume of cashflow activity in 
and out of the Treasury Pool. Increasing the WAM target range allows the 
portfolio to continue to be invested in higher yielding securities with longer 
maturities while also maintaining liquidity and accommodating changes in the 
Treasury Pool’s size. The table below includes the usage of the temporary target 
range for the month. 

Temporary Increased WAM Target Range Days Temporary Target Range Utilized 
Original High Range Revised High Range 

2 
1096 days 1461 days 

The Investment Policy allows the Treasurer to make investment decisions beyond 
the limitations initially established in the Investment Policy, when necessary and 
prudent, so long as the decisions are otherwise permissible by California 
Government Code (CGC). The CGC is silent on weighted average maturities of a 
pool, so extending the WAM is permissible. 
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Los Angeles County Treasurer
Comparison of Investment Cost to Market Value 
As of July 31, 2021
Attachment IX

                          POOLED                SPECIFIC PURPOSE
Amortized Market Mkt Value Amortized Market Mkt Value

     SECURITY TYPE Cost Value Difference Cost Value Difference

Collateralized CD's $0.00 $0.00 $0.00 $0.00 $0.00 $0.00
Negotiable CD's 1,400,000,000.00 1,400,028,000.00 28,000.00 0.00 0.00 0.00
Euro CD's 0.00 0.00 0.00 0.00 0.00 0.00
Bankers Acceptances 0.00 0.00 0.00 0.00 0.00 0.00
Commercial Paper 8,330,247,617.44 8,330,090,968.00 (156,649.44) 0.00 0.00 0.00
Governments 8,678,916,919.58 8,673,758,100.00 (5,158,819.58) 0.00 0.00 0.00
Agencies 17,694,951,898.76 17,608,501,156.82 (86,450,741.94) 73,405,000.00 75,292,143.40 1,887,143.40
Municipals 29,275,653.73 29,611,150.00 335,496.27 3,200,000.00 3,200,000.00 0.00
Corp. & Deposit Notes 83,433,613.05 83,928,290.00 494,676.95 0.00 0.00 0.00
Repurchase Agreements 0.00 0.00 0.00 0.00 0.00 0.00
Asset Backed 0.00 0.00 0.00 0.00 0.00 0.00
Other 0.00 0.00 0.00 40,476,526.77 40,476,526.77 0.00

     TOTAL $36,216,825,702.56 $36,125,917,664.82 ($90,908,037.74) $117,081,526.77 $118,968,670.17 $1,887,143.40

Market Pricing Policies and Source:
The Pooled  Surplus  Investment  Portfolio (PSI)  is market priced monthly  using Citibank Valuation Total Report month-end prices.  Securities not
actively traded, and therefore may not have a month-end price quoted in the Citibank Valuation Total Report, are priced in accordance with industry
pricing standards and are shown on Attachment IXa.  Bond Anticipation Notes are private placements not actively traded, are not included in the
Citibank  Valuation Total Report.  Accordingly, market value is priced at Cost.  Such non-traded securities make up 0.01% of the PSI Portfolio.



Los Angeles County Treasurer
Market Pricing Exceptions
As of July 31, 2021
Attachment IXa

There were no Market Pricing Exceptions 
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Los Angeles County Treasurer
Treasurer Portfolio Compared to Market Value
For the Period: July 1, 2021 to July 31, 2021

Fund : Pooled Surplus Investments
Attachment X

Inv ID Description
Face 
Rate

Maturity 
Date

 Par  Amortized Cost  Market Value 

NTRD-PSI NON-TRADING
116677 FFCB D-N 0.0600 03/11/22 50,000,000.00          49,981,499.99          49,982,000.00          
116727 FFCB D-N 0.0500 02/15/22 50,000,000.00          49,986,250.00          49,986,500.00          
116732 FFCB D-N 0.0500 02/25/22 50,000,000.00          49,985,555.55          49,986,000.00          
116735 FFCB D-N 0.0500 02/25/22 18,000,000.00          17,994,800.00          17,994,960.00          
116755 FFCB D-N 0.0500 03/17/22 50,000,000.00          49,984,166.66          49,981,500.00          
116762 FFCB D-N 0.0500 03/17/22 50,000,000.00          49,984,166.67          49,981,500.00          
116768 FFCB D-N 0.0500 02/22/22 50,000,000.00          49,985,763.88          49,986,000.00          
116769 FFCB D-N 0.0500 02/22/22 25,000,000.00          24,992,881.95          24,993,000.00          
116870 FFCB D-N 0.0300 01/20/22 50,000,000.00          49,992,833.33          49,988,000.00          
116886 FFCB D-N 0.0400 05/12/22 50,000,000.00          49,984,222.22          49,977,000.00          
116887 FFCB D-N 0.0400 05/12/22 45,000,000.00          44,985,800.00          44,979,300.00          
116911 FFCB D-N 0.0400 05/25/22 50,000,000.00          49,983,500.00          49,976,000.00          
116919 FFCB D-N 0.0450 05/25/22 35,000,000.00          34,987,006.25          34,983,200.00          
117066 FFCB D-N 0.0600 03/01/22 50,000,000.00          49,982,333.33          49,983,000.00          
117091 FFCB D-N 0.0400 10/20/21 50,000,000.00          49,995,555.55          49,995,500.00          
117092 FFCB D-N 0.0400 10/20/21 25,000,000.00          24,997,777.77          24,997,750.00          

FFCB DISC TOTAL 698,000,000.00        697,804,113.15        697,771,210.00        

103222 FFCB 2.01 2.0100 12/08/21 50,000,000.00          50,000,000.00          50,337,000.00          
107431 FFCB 2.625 2.6250 04/04/22 34,000,000.00          34,000,000.00          34,589,220.00          
110731 FFCB 2.31 2.3100 05/13/24 50,000,000.00          50,000,000.00          52,723,500.00          
110757 FFCB 2.25 2.2500 05/16/22 50,000,000.00          49,980,291.97          50,870,500.00          
110795 FFCB 2.30 2.3000 05/15/23 50,000,000.00          50,050,922.15          51,893,500.00          
110827 FFCB 2.20 2.2000 11/23/22 24,700,000.00          24,698,428.65          25,374,310.00          
110881 FFCB 2.32 2.3200 08/28/24 50,000,000.00          50,167,747.40          52,940,000.00          
110882 FFCB 2.32 2.3200 08/28/24 18,000,000.00          18,060,389.06          19,058,400.00          
112249 FFCB 1.625 1.6250 12/03/24 50,000,000.00          49,959,934.28          51,960,000.00          
112270 FFCB 1.95 (CALLABLE 1.9500 12/02/25 25,000,000.00          25,000,000.00          25,158,250.00          
112418 FFCB 1.97 (CALLABLE 1.9700 12/17/25 50,000,000.00          50,000,000.00          50,359,500.00          
112419 FFCB 1.97 (CALLABLE 1.9700 12/17/25 50,000,000.00          50,000,000.00          50,359,500.00          
112538 FFCB 1.66 1.6600 12/27/22 50,000,000.00          49,992,979.00          51,077,000.00          
112539 FFCB 1.625 1.6250 12/27/21 50,000,000.00          49,994,938.42          50,314,500.00          
112558 FFCB 1.82 1.8200 12/18/25 36,274,000.00          36,260,706.77          38,152,630.46          
112734 FFCB 1.98 (CALLABLE 1.9800 01/27/26 50,000,000.00          50,000,000.00          50,412,500.00          
112780 FFCB 1.98 (CALLABLE 1.9800 01/27/26 30,000,000.00          29,996,630.12          30,247,500.00          
112781 FFCB 1.98 (CALLABLE 1.9800 01/27/26 30,000,000.00          29,996,630.12          30,247,500.00          
113137 FFCB 1.00 (CALLABLE 1.0000 03/17/27 50,000,000.00          50,000,000.00          49,933,500.00          
113156 FFCB 0.92 NOTE 0.9200 03/18/24 50,000,000.00          50,192,197.11          50,793,000.00          
113264 FFCB 0.80 0.8000 03/30/23 50,000,000.00          50,000,000.00          50,536,000.00          
113265 FFCB 0.80 0.8000 03/30/23 50,000,000.00          50,000,000.00          50,536,000.00          
113350 FFCB 0.875 (CALLABL 0.8750 04/08/24 50,000,000.00          50,000,000.00          50,263,000.00          
113487 FFCB 1.33 (CALLABLE 1.3300 04/21/27 25,000,000.00          25,000,000.00          25,139,000.00          
113488 FFCB 1.33 (CALLABLE 1.3300 04/21/27 25,000,000.00          25,000,000.00          25,139,000.00          
113557 FFCB 1.02 1.0200 04/27/27 50,000,000.00          50,000,000.00          50,318,000.00          
113558 FFCB 1.02 1.0200 04/27/27 25,000,000.00          25,000,000.00          25,159,000.00          
113599 FFCB 1.02 1.0200 04/27/27 35,000,000.00          35,000,000.00          35,222,600.00          
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Los Angeles County Treasurer
Treasurer Portfolio Compared to Market Value
For the Period: July 1, 2021 to July 31, 2021

Fund : Pooled Surplus Investments
Attachment X

Inv ID Description
Face 
Rate

Maturity 
Date

 Par  Amortized Cost  Market Value 

113687 FFCB 1.02 1.0200 04/27/27 20,925,000.00          20,982,889.35          21,058,083.00          
113738 FFCB 1.02 1.0200 04/27/27 50,000,000.00          50,000,000.00          50,318,000.00          
113739 FFCB 1.02 1.0200 04/27/27 5,000,000.00            5,000,000.00            5,031,800.00            
113831 FFCB 0.73 (CALLABLE 0.7300 05/27/25 50,000,000.00          50,000,000.00          49,976,500.00          
113843 FFCB 0.82 (CALLABLE 0.8200 05/27/26 25,000,000.00          25,000,000.00          24,987,750.00          
113844 FFCB 0.82 (CALLABLE 0.8200 05/27/26 25,000,000.00          25,000,000.00          24,987,750.00          
113897 FFCB 1.04 (CALLABLE 1.0400 05/27/27 35,500,000.00          35,500,000.00          35,398,115.00          
113991 FFCB 0.875 (CALLABL 0.8750 06/22/27 25,000,000.00          25,000,000.00          24,936,500.00          
114304 FFCB 1.12 (CALLABLE 1.1200 07/30/29 25,000,000.00          25,000,000.00          24,662,000.00          
114305 FFCB 1.12 (CALLABLE 1.1200 07/30/29 20,000,000.00          20,000,000.00          19,729,600.00          
114404 FFCB 1.14 (CALLABLE 1.1400 08/20/29 25,000,000.00          25,000,000.00          24,677,500.00          
114435 FFCB 1.14 (CALLABLE 1.1400 08/20/29 45,200,000.00          45,200,000.00          44,616,920.00          
114455 FFCB 1.03 (CALLABLE 1.0300 12/01/28 25,000,000.00          25,000,000.00          24,700,250.00          
114456 FFCB 1.03 (CALLABLE 1.0300 12/01/28 25,000,000.00          25,000,000.00          24,700,250.00          
114480 FFCB 1.14 (CALLABLE 1.1400 08/20/29 25,000,000.00          24,977,583.84          24,677,500.00          
114505 FFCB 1.12 (CALLABLE 1.1200 09/01/28 25,000,000.00          25,000,000.00          24,816,250.00          
114538 FFCB 1.24 (CALLABLE 1.2400 09/03/30 50,000,000.00          50,000,000.00          49,168,000.00          
114539 FFCB 1.24 (CALLABLE 1.2400 09/03/30 50,000,000.00          50,000,000.00          49,168,000.00          
114549 FFCB 1.25 (CALLABLE 1.2500 06/03/30 50,000,000.00          50,000,000.00          49,317,000.00          
114550 FFCB 1.25 (CALLABLE 1.2500 06/03/30 50,000,000.00          50,000,000.00          49,317,000.00          
114551 FFCB 1.24 (CALLABLE 1.2400 09/03/30 50,000,000.00          49,909,090.91          49,168,000.00          
114554 FFCB 1.32 (CALLABLE 1.3200 09/09/30 50,000,000.00          50,000,000.00          49,340,500.00          
114569 FFCB 1.14 (CALLABLE 1.1400 08/20/29 43,338,000.00          43,279,587.05          42,778,939.80          
114570 FFCB 1.03 (CALLABLE 1.0300 12/01/28 40,000,000.00          39,898,213.99          39,520,400.00          
114604 FFCB 1.32 (CALLABLE 1.3200 09/09/30 32,190,000.00          32,190,000.00          31,765,413.90          
114606 FFCB 0.95 0.9500 09/10/30 25,000,000.00          24,891,817.84          24,276,500.00          
114607 FFCB 1.23 (CALLABLE 1.2300 09/10/29 25,000,000.00          25,000,000.00          24,747,250.00          
114608 FFCB 1.00 (CALLABLE 1.0000 09/14/28 20,000,000.00          20,000,000.00          19,770,000.00          
114719 FFCB 1.15 (CALLABLE 1.1500 08/12/30 50,000,000.00          49,935,961.14          49,031,500.00          
114720 FFCB 1.15 (CALLABLE 1.1500 08/12/30 10,551,000.00          10,537,486.50          10,346,627.13          
114914 FFCB NOTE 0.99 0.9900 10/21/30 50,000,000.00          49,916,998.90          48,691,000.00          
114999 FFCB 1.30 (CALLABLE 1.3000 11/04/30 50,000,000.00          50,000,000.00          49,245,000.00          
115019 FFCB 1.24 1.2400 11/03/32 18,330,000.00          18,330,000.00          17,871,750.00          
115020 FFCB 1.24 1.2400 11/03/32 18,330,000.00          18,330,000.00          17,871,750.00          
115021 FFCB 1.24 1.2400 11/03/32 18,340,000.00          18,340,000.00          17,881,500.00          
115022 FFCB 1.30 (CALLABLE 1.3000 11/04/30 50,000,000.00          50,000,000.00          49,245,000.00          
115023 FFCB 0.90 (CALLABLE 0.9000 01/21/28 50,000,000.00          49,979,859.89          49,495,000.00          
115024 FFCB 0.90 (CALLABLE 0.9000 01/21/28 17,300,000.00          17,293,031.52          17,125,270.00          
115092 FFCB 1.37 (CALLABLE 1.3700 11/04/30 50,000,000.00          50,000,000.00          49,397,500.00          
115093 FFCB 1.37 (CALLABLE 1.3700 11/04/30 6,000,000.00            6,000,000.00            5,927,700.00            
115100 FFCB NOTE 1.03 1.0300 11/12/30 25,000,000.00          24,988,396.78          24,423,750.00          
115101 FFCB NOTE 1.03 1.0300 11/12/30 25,000,000.00          24,964,029.99          24,423,750.00          
115172 FFCB 1.34 (CALLABLE 1.3400 11/19/30 50,000,000.00          50,000,000.00          49,409,500.00          
115173 FFCB 1.34 (CALLABLE 1.3400 11/19/30 25,000,000.00          25,000,000.00          24,704,750.00          
115174 FFCB 1.34 (CALLABLE 1.3400 11/19/30 25,000,000.00          25,000,000.00          24,704,750.00          
115202 FFCB 1.34 (CALLABLE 1.3400 11/19/30 50,000,000.00          50,000,000.00          49,409,500.00          
115203 FFCB 1.34 (CALLABLE 1.3400 11/19/30 6,525,000.00            6,525,000.00            6,447,939.75            
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Los Angeles County Treasurer
Treasurer Portfolio Compared to Market Value
For the Period: July 1, 2021 to July 31, 2021

Fund : Pooled Surplus Investments
Attachment X

Inv ID Description
Face 
Rate

Maturity 
Date

 Par  Amortized Cost  Market Value 

115222 FFCB NOTE 1.03 1.0300 11/12/30 20,000,000.00          19,877,218.45          19,539,000.00          
115357 FFCB 1.28 (CALLABLE 1.2800 12/09/30 50,000,000.00          50,000,000.00          49,165,500.00          
115386 FFCB 1.17 NOTE 1.1700 12/10/31 37,000,000.00          36,806,263.68          36,397,640.00          
115432 FFCB 0.86 (CALLABLE 0.8600 12/09/27 26,200,000.00          26,200,000.00          25,973,894.00          
115433 FFCB 1.28 (CALLABLE 1.2800 12/09/30 50,000,000.00          49,883,043.52          49,165,500.00          
115434 FFCB 1.28 (CALLABLE 1.2800 12/09/30 50,000,000.00          49,883,043.52          49,165,500.00          
115493 FFCB 0.74 (CALLABLE 0.7400 12/21/27 20,000,000.00          20,000,000.00          19,763,800.00          
115513 FFCB 1.17 (CALLABLE 1.1700 12/23/30 50,000,000.00          49,929,538.62          48,925,500.00          
115543 FFCB NOTE 1.125 1.1250 02/21/31 25,000,000.00          24,994,125.27          24,595,250.00          
115569 FFCB NOTE 1.125 1.1250 02/21/31 21,750,000.00          21,750,000.00          21,397,867.50          
115570 FFCB NOTE 1.125 1.1250 02/21/31 22,956,000.00          22,953,842.23          22,584,342.36          
115609 FFCB 1.24 (CALLABLE 1.2400 12/23/30 50,000,000.00          50,000,000.00          49,052,500.00          
115610 FFCB 1.24 (CALLABLE 1.2400 12/23/30 50,000,000.00          50,000,000.00          49,052,500.00          
115611 FFCB 1.24 (CALLABLE 1.2400 12/23/30 50,000,000.00          50,000,000.00          49,052,500.00          
115655 FFCB 1.24 (CALLABLE 1.2400 12/23/30 48,935,000.00          48,885,727.16          48,007,681.75          
115666 FFCB 1.24 (CALLABLE 1.2400 01/06/31 25,000,000.00          25,000,000.00          24,518,750.00          
115673 FFCB 1.24 (CALLABLE 1.2400 01/06/31 50,000,000.00          50,000,000.00          49,037,500.00          
115725 FFCB 1.38 (CALLABLE 1.3800 01/14/31 25,000,000.00          25,000,000.00          24,683,500.00          
115726 FFCB 1.38 (CALLABLE 1.3800 01/14/31 25,000,000.00          25,000,000.00          24,683,500.00          
115727 FFCB 1.38 (CALLABLE 1.3800 01/14/31 25,000,000.00          25,000,000.00          24,683,500.00          
115754 FFCB 1.38 (CALLABLE 1.3800 01/14/31 50,000,000.00          49,943,269.44          49,367,000.00          
115774 FFCB 1.38 (CALLABLE 1.3800 01/14/31 50,000,000.00          49,988,177.90          49,367,000.00          
115851 FFCB 0.70 (CALLABLE 0.7000 01/27/27 50,000,000.00          50,000,000.00          49,652,500.00          
115854 FFCB 0.70 (CALLABLE 0.7000 01/27/27 40,000,000.00          40,000,000.00          39,722,000.00          
116108 FFCB 1.10 (CALLABLE 1.1000 03/03/27 50,000,000.00          49,965,084.43          50,042,000.00          
116282 FFCB 1.05 (CALLABLE 1.0500 03/25/26 25,000,000.00          25,000,000.00          25,098,000.00          
116284 FFCB 1.05 (CALLABLE 1.0500 03/25/26 25,000,000.00          25,000,000.00          25,098,000.00          
116328 FFCB 1.30 (CALLABLE 1.3000 03/30/27 25,000,000.00          25,000,000.00          25,129,250.00          
116340 FFCB 1.30 (CALLABLE 1.3000 03/30/27 25,000,000.00          25,000,000.00          25,129,250.00          
116363 FFCB 1.73 (CALLABLE 1.7300 04/05/29 25,000,000.00          25,000,000.00          25,043,750.00          
116366 FFCB 2.02 (CALLABLE 2.0200 04/01/31 25,000,000.00          25,000,000.00          25,206,250.00          
116368 FFCB 2.02 (CALLABLE 2.0200 04/01/31 25,000,000.00          25,000,000.00          25,206,250.00          
116391 FFCB 2.02 (CALLABLE 2.0200 04/01/31 25,000,000.00          25,000,000.00          25,206,250.00          
116395 FFCB 1.57 (CALLABLE 1.5700 04/05/28 50,000,000.00          50,000,000.00          50,335,000.00          
116400 FFCB 1.57 (CALLABLE 1.5700 04/05/28 50,000,000.00          50,000,000.00          50,335,000.00          
116412 FFCB 0.07 NOTE 0.0700 03/29/22 50,000,000.00          50,000,000.00          49,999,500.00          
116413 FFCB 1.98 (CALLABLE 1.9800 03/24/31 50,000,000.00          49,879,052.20          50,860,500.00          
116421 FFCB 2.02 (CALLABLE 2.0200 04/01/31 50,000,000.00          49,806,469.30          50,412,500.00          
116436 FFCB 1.57 (CALLABLE 1.5700 04/05/28 50,000,000.00          49,892,649.65          50,335,000.00          
116487 FFCB 1.55 (CALLABLE 1.5500 03/15/29 50,000,000.00          49,688,004.49          50,150,500.00          
116488 FFCB 1.55 (CALLABLE 1.5500 03/15/29 20,945,000.00          20,814,305.09          21,008,044.45          
116489 FFCB 1.57 (CALLABLE 1.5700 04/05/28 50,000,000.00          50,000,000.00          50,335,000.00          
116518 FFCB 1.43 (CALLABLE 1.4300 04/14/28 25,000,000.00          25,000,000.00          25,282,000.00          
116520 FFCB 1.43 (CALLABLE 1.4300 04/14/28 25,000,000.00          25,000,000.00          25,282,000.00          
116532 FFCB 2.04 (CALLABLE 2.0400 04/14/31 25,000,000.00          25,000,000.00          25,226,500.00          
116533 FFCB 2.04 (CALLABLE 2.0400 04/14/31 25,000,000.00          25,000,000.00          25,226,500.00          
116562 FFCB 1.70 (CALLABLE 1.7000 04/19/29 25,000,000.00          25,000,000.00          25,167,000.00          
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116564 FFCB 1.97 (CALLABLE 1.9700 04/21/31 45,000,000.00          45,000,000.00          45,776,250.00          
116572 FFCB 1.70 (CALLABLE 1.7000 04/19/29 25,000,000.00          25,000,000.00          25,167,000.00          
116595 FFCB 2.04 (CALLABLE 2.0400 04/14/31 25,000,000.00          25,000,000.00          25,226,500.00          
116650 FFCB 0.94 (CALLABLE 0.9400 04/28/26 25,000,000.00          25,000,000.00          25,054,250.00          
116651 FFCB 1.43 (CALLABLE 1.4300 04/30/29 30,000,000.00          30,000,000.00          30,327,300.00          
116694 FFCB 1.40 (CALLABLE 1.4000 04/28/28 25,000,000.00          24,951,819.95          25,092,000.00          
116702 FFCB 1.00 (CALLABLE 1.0000 05/04/26 25,000,000.00          24,964,327.77          24,990,250.00          
116896 FFCB 1.94 (CALLABLE 1.9400 05/27/31 11,923,000.00          11,923,000.00          12,012,780.19          
117119 FFCB 1.74 (CALLABLE 1.7400 06/03/30 25,000,000.00          25,000,000.00          25,125,250.00          

FFCB TOTAL 4,635,212,000.00    4,633,300,705.42    4,629,819,569.29    

103223 FHLB 1.875 1.8750 11/29/21 50,000,000.00          49,985,197.80          50,301,500.00          
103224 FHLB 1.875 1.8750 11/29/21 50,000,000.00          49,985,197.80          50,301,500.00          
103225 FHLB 1.875 1.8750 11/29/21 25,000,000.00          24,992,598.90          25,150,750.00          
103226 FHLB 1.875 1.8750 11/29/21 50,000,000.00          49,990,109.89          50,301,500.00          
103227 FHLB 1.875 1.8750 11/29/21 50,000,000.00          49,990,109.89          50,301,500.00          
112128 FHLB 2.08 (CALLABLE 2.0800 11/25/26 50,000,000.00          50,000,000.00          51,316,000.00          
112145 FHLB 2.08 (CALLABLE 2.0800 11/25/26 40,950,000.00          40,950,000.00          42,027,804.00          
112332 FHLB 2.02 (CALLABLE 2.0200 12/16/26 50,000,000.00          50,000,000.00          51,299,000.00          
112486 FHLB 2.09 (CALLABLE 2.0900 12/23/26 40,000,000.00          40,000,000.00          41,114,000.00          
112637 FHLB 1.875 1.8750 12/09/22 50,000,000.00          50,149,592.27          51,181,000.00          
113541 FHLB 1.20 (CALLABLE 1.2000 04/27/27 50,000,000.00          50,000,000.00          49,969,500.00          
113600 FHLB 1.20 (CALLABLE 1.2000 05/04/27 19,444,444.45          19,444,444.45          19,431,805.56          
114029 FHLB 1.00 (CALLABLE 1.0000 06/25/27 50,000,000.00          50,000,000.00          49,798,500.00          
114118 FHLB 1.02 (CALLABLE 1.0200 07/06/27 24,185,000.00          24,179,870.68          24,094,064.40          
114223 FHLB 0.77 (CALLABLE 0.7700 07/28/27 50,000,000.00          50,000,000.00          49,628,000.00          
114337 FHLB 1.02 (CALLABLE 1.0200 08/10/28 32,995,000.00          32,995,000.00          32,661,420.55          
114617 FHLB 1.30 (CALLABLE 1.3000 09/30/30 39,950,000.00          39,950,000.00          39,373,122.00          
114722 FHLB 1.25 (CALLABLE 1.2500 10/08/30 50,000,000.00          50,000,000.00          49,156,000.00          
114733 FHLB 1.21 (CALLABLE 1.2100 10/07/30 50,000,000.00          50,000,000.00          49,059,000.00          
114743 FHLB 1.21 (CALLABLE 1.2100 10/07/30 38,200,000.00          38,200,000.00          37,481,076.00          
114771 FHLB 1.08 (CALLABLE 1.0800 10/02/30 50,000,000.00          50,000,000.00          48,833,000.00          
115431 FHLB 1.28 (CALLABLE 1.2800 12/16/30 33,200,000.00          33,190,661.84          32,641,908.00          
115526 FHLB 1.25 (CALLABLE 1.2500 12/23/30 50,000,000.00          50,000,000.00          49,077,500.00          
115527 FHLB 1.25 (CALLABLE 1.2500 12/23/30 25,000,000.00          25,000,000.00          24,538,750.00          
115529 FHLB 0.875 (CALLABL 0.8750 12/30/27 22,000,000.00          22,000,000.00          21,772,300.00          
115557 FHLB 1.29 (CALLABLE 1.2900 12/30/30 19,875,000.00          19,875,000.00          19,545,273.75          
115670 FHLB 1.25 (CALLABLE 1.2500 12/30/30 40,440,000.00          40,440,000.00          39,688,624.80          
115713 FHLB 1.34 (CALLABLE 1.3400 01/27/32 50,000,000.00          50,000,000.00          48,961,500.00          
115714 FHLB 1.35 (CALLABLE 1.3500 01/27/32 50,000,000.00          50,000,000.00          48,993,000.00          
115728 FHLB 1.26 (CALLABLE 1.2600 01/27/31 50,000,000.00          50,000,000.00          49,165,500.00          
115729 FHLB 1.37 (CALLABLE 1.3700 01/27/32 50,000,000.00          50,000,000.00          49,057,000.00          
115730 FHLB 1.37 (CALLABLE 1.3700 01/27/32 25,000,000.00          25,000,000.00          24,528,500.00          
115740 FHLB 1.50 (CALLABLE 1.5000 01/27/33 50,000,000.00          50,000,000.00          49,104,500.00          
115768 FHLB 1.495 (CALLABL 1.4950 01/27/33 50,000,000.00          50,000,000.00          49,043,500.00          
115815 FHLB 1.32 (CALLABLE 1.3200 01/28/31 50,000,000.00          50,000,000.00          49,240,000.00          
115835 FHLB 1.32 (CALLABLE 1.3200 02/03/31 50,000,000.00          50,000,000.00          49,233,000.00          
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115907 FHLB 1.35 (CALLABLE 1.3500 02/17/32 50,000,000.00          50,000,000.00          48,973,000.00          
115952 FHLB 1.15 (CALLABLE 1.1500 08/24/29 25,000,000.00          25,000,000.00          24,696,000.00          
115953 FHLB 1.32 (CALLABLE 1.3200 02/24/31 50,000,000.00          50,000,000.00          49,312,000.00          
116026 FHLB 1.25 (CALLABLE 1.2500 02/24/31 50,000,000.00          50,000,000.00          49,110,000.00          
116035 FHLB 1.46 (CALLABLE 1.4600 02/24/31 25,000,000.00          25,000,000.00          24,847,000.00          
116117 FHLB NOTE 1.50 1.5000 03/14/31 25,000,000.00          24,734,491.25          25,512,250.00          
116287 FHLB 0.04 0.0400 09/21/21 50,000,000.00          50,000,000.00          49,997,000.00          
116288 FHLB 0.04 0.0400 09/21/21 50,000,000.00          50,000,000.00          49,997,000.00          
116289 FHLB 0.04 0.0400 09/21/21 50,000,000.00          50,000,000.00          49,997,000.00          
116380 FHLB 1.03 (CALLABLE 1.0300 03/30/26 25,000,000.00          25,000,000.00          25,020,000.00          
116543 FHLB 1.05 (CALLABLE 1.0500 04/28/26 50,000,000.00          50,000,000.00          50,218,500.00          
116645 FHLB 1.55 (CALLABLE 1.5500 04/27/29 25,000,000.00          25,000,000.00          25,092,750.00          
116662 FHLB 1.10 (CALLABLE 1.1000 11/12/26 30,000,000.00          30,000,000.00          30,040,500.00          
116700 FHLB 1.45 (CALLABLE 1.4500 05/18/28 25,000,000.00          25,000,000.00          25,128,000.00          

FHLB TOTAL 2,056,239,444.45    2,056,052,274.77    2,045,311,899.06    

116011 FHLB D-N 0.0540 08/13/21 50,000,000.00          49,999,100.00          49,999,500.00          
116012 FHLB D-N 0.0540 08/13/21 50,000,000.00          49,999,100.00          49,999,500.00          
116091 FHLB D-N 0.0480 08/25/21 50,000,000.00          49,998,400.00          49,999,000.00          
116257 FHLB D-N 0.0350 09/15/21 50,000,000.00          49,997,812.50          49,997,500.00          
116258 FHLB D-N 0.0350 09/15/21 50,000,000.00          49,997,812.50          49,997,500.00          
116267 FHLB D-N 0.0400 12/15/21 50,000,000.00          49,992,444.44          49,990,500.00          
116268 FHLB D-N 0.0400 12/15/21 50,000,000.00          49,992,444.44          49,990,500.00          
116285 FHLB D-N 0.0390 09/17/21 50,000,000.00          49,997,454.17          49,997,500.00          
116286 FHLB D-N 0.0390 09/17/21 50,000,000.00          49,997,454.17          49,997,500.00          
116330 FHLB D-N 0.0350 09/22/21 50,000,000.00          49,997,472.22          49,997,000.00          
116331 FHLB D-N 0.0350 09/22/21 50,000,000.00          49,997,472.22          49,997,000.00          
116361 FHLB D-N 0.0400 10/29/21 50,000,000.00          49,995,055.55          49,995,000.00          
116362 FHLB D-N 0.0400 10/29/21 50,000,000.00          49,995,055.55          49,995,000.00          
116369 FHLB D-N 0.0350 09/29/21 50,000,000.00          49,997,131.94          49,997,000.00          
116370 FHLB D-N 0.0350 09/29/21 50,000,000.00          49,997,131.94          49,997,000.00          
116374 FHLB D-N 0.0450 09/24/21 50,000,000.00          49,996,625.00          49,997,000.00          
116375 FHLB D-N 0.0450 09/24/21 50,000,000.00          49,996,625.00          49,997,000.00          
116407 FHLB D-N 0.0380 09/29/21 50,000,000.00          49,996,886.11          49,997,000.00          
116408 FHLB D-N 0.0380 09/29/21 50,000,000.00          49,996,886.11          49,997,000.00          
116409 FHLB D-N 0.0380 09/29/21 50,000,000.00          49,996,886.11          49,997,000.00          
116410 FHLB D-N 0.0380 09/29/21 50,000,000.00          49,996,886.11          49,997,000.00          
116447 FHLB D-N 0.0300 09/01/21 50,000,000.00          49,998,708.34          49,998,500.00          
116448 FHLB D-N 0.0300 09/01/21 50,000,000.00          49,998,708.34          49,998,500.00          
116449 FHLB D-N 0.0300 09/01/21 50,000,000.00          49,998,708.34          49,998,500.00          
116450 FHLB D-N 0.0300 09/01/21 50,000,000.00          49,998,708.34          49,998,500.00          
116451 FHLB D-N 0.0300 09/01/21 50,000,000.00          49,998,708.34          49,998,500.00          
116452 FHLB D-N 0.0350 10/15/21 50,000,000.00          49,996,354.17          49,996,000.00          
116453 FHLB D-N 0.0350 10/15/21 50,000,000.00          49,996,354.17          49,996,000.00          
116454 FHLB D-N 0.0350 10/15/21 50,000,000.00          49,996,354.17          49,996,000.00          
116455 FHLB D-N 0.0350 10/15/21 50,000,000.00          49,996,354.17          49,996,000.00          
116456 FHLB D-N 0.0350 10/15/21 50,000,000.00          49,996,354.17          49,996,000.00          
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116471 FHLB D-N 0.0370 10/06/21 50,000,000.00          49,996,608.33          49,996,500.00          
116472 FHLB D-N 0.0370 10/06/21 50,000,000.00          49,996,608.33          49,996,500.00          
116473 FHLB D-N 0.0370 10/06/21 50,000,000.00          49,996,608.33          49,996,500.00          
116474 FHLB D-N 0.0370 10/06/21 50,000,000.00          49,996,608.33          49,996,500.00          
116521 FHLB D-N 0.0340 10/08/21 50,000,000.00          49,996,788.90          49,996,500.00          
116522 FHLB D-N 0.0340 10/08/21 50,000,000.00          49,996,788.90          49,996,500.00          
116523 FHLB D-N 0.0340 10/08/21 50,000,000.00          49,996,788.90          49,996,500.00          
116524 FHLB D-N 0.0340 10/08/21 50,000,000.00          49,996,788.90          49,996,500.00          
116596 FHLB D-N 0.0370 10/15/21 50,000,000.00          49,996,145.83          49,996,000.00          
116597 FHLB D-N 0.0370 10/15/21 50,000,000.00          49,996,145.83          49,996,000.00          
116607 FHLB D-N 0.0550 04/14/22 42,000,000.00          41,983,573.34          41,982,360.00          
116641 FHLB D-N 0.0250 10/20/21 50,000,000.00          49,997,222.23          49,995,500.00          
116680 FHLB D-N 0.0330 10/27/21 50,000,000.00          49,996,012.50          49,995,000.00          
116681 FHLB D-N 0.0330 10/27/21 50,000,000.00          49,996,012.50          49,995,000.00          
116697 FHLB D-N 0.0250 10/29/21 50,000,000.00          49,996,909.73          49,995,000.00          
116698 FHLB D-N 0.0250 10/29/21 50,000,000.00          49,996,909.73          49,995,000.00          
116717 FHLB D-N 0.0450 05/03/22 50,000,000.00          49,982,812.50          49,977,500.00          
116722 FHLB D-N 0.0360 11/03/21 50,000,000.00          49,995,300.00          49,995,000.00          
116723 FHLB D-N 0.0360 11/03/21 50,000,000.00          49,995,300.00          49,995,000.00          
116736 FHLB D-N 0.0550 05/05/22 50,000,000.00          49,978,840.28          49,977,500.00          
116737 FHLB D-N 0.0550 05/05/22 50,000,000.00          49,978,840.28          49,977,500.00          
116738 FHLB D-N 0.0550 05/05/22 50,000,000.00          49,978,840.28          49,977,500.00          
116739 FHLB D-N 0.0550 05/05/22 50,000,000.00          49,978,840.28          49,977,500.00          
116747 FHLB D-N 0.0330 11/05/21 50,000,000.00          49,995,599.99          49,994,500.00          
116748 FHLB D-N 0.0330 11/05/21 50,000,000.00          49,995,599.99          49,994,500.00          
116749 FHLB D-N 0.0330 11/05/21 50,000,000.00          49,995,599.99          49,994,500.00          
116750 FHLB D-N 0.0330 11/05/21 50,000,000.00          49,995,599.99          49,994,500.00          
116909 FHLB D-N 0.0250 11/26/21 50,000,000.00          49,995,937.51          49,993,500.00          
116910 FHLB D-N 0.0250 11/26/21 50,000,000.00          49,995,937.51          49,993,500.00          
116969 FHLB D-N 0.0200 09/08/21 50,000,000.00          49,998,944.44          49,998,000.00          
116970 FHLB D-N 0.0200 09/08/21 29,000,000.00          28,999,387.78          28,998,840.00          
117007 FHLB D-N 0.0500 06/13/22 50,000,000.00          49,978,055.56          49,970,000.00          
117017 FHLB D-N 0.0200 09/10/21 50,000,000.00          49,998,888.89          49,998,000.00          
117018 FHLB D-N 0.0200 09/10/21 15,000,000.00          14,999,666.66          14,999,400.00          
117021 FHLB D-N 0.0250 09/15/21 50,000,000.00          49,998,437.50          49,997,500.00          
117038 FHLB D-N 0.0350 09/15/21 50,000,000.00          49,997,812.50          49,997,500.00          
117042 FHLB D-N 0.0450 09/22/21 50,000,000.00          49,996,750.00          49,997,000.00          
117043 FHLB D-N 0.0450 09/22/21 50,000,000.00          49,996,750.00          49,997,000.00          
117062 FHLB D-N 0.0350 08/03/21 50,000,000.00          49,999,902.78          50,000,000.00          
117063 FHLB D-N 0.0350 08/02/21 50,000,000.00          49,999,951.39          50,000,000.00          
117087 FHLB D-N 0.0350 08/02/21 50,000,000.00          49,999,951.39          50,000,000.00          
117088 FHLB D-N 0.0350 08/02/21 50,000,000.00          49,999,951.39          50,000,000.00          
117089 FHLB D-N 0.0350 08/02/21 50,000,000.00          49,999,951.39          50,000,000.00          
117090 FHLB D-N 0.0350 08/02/21 50,000,000.00          49,999,951.39          50,000,000.00          
117126 FHLB D-N 0.0400 08/16/21 50,000,000.00          49,999,166.67          49,999,500.00          
117127 FHLB D-N 0.0400 08/16/21 50,000,000.00          49,999,166.67          49,999,500.00          
117128 FHLB D-N 0.0400 08/16/21 50,000,000.00          49,999,166.67          49,999,500.00          
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117129 FHLB D-N 0.0400 08/16/21 50,000,000.00          49,999,166.67          49,999,500.00          
117151 FHLB D-N 0.0450 09/29/21 50,000,000.00          49,996,312.50          49,997,000.00          
117152 FHLB D-N 0.0400 08/25/21 50,000,000.00          49,998,666.67          49,999,000.00          
117179 FHLB D-N 0.0430 09/03/21 50,000,000.00          49,998,029.17          49,998,000.00          
117180 FHLB D-N 0.0430 09/03/21 50,000,000.00          49,998,029.17          49,998,000.00          
117227 FHLB D-N 0.0400 08/26/21 50,000,000.00          49,998,611.11          49,999,000.00          
117238 FHLB D-N 0.0400 09/20/21 50,000,000.00          49,997,222.22          49,997,500.00          
117273 FHLB D-N 0.0400 09/22/21 50,000,000.00          49,997,111.11          49,997,000.00          
117274 FHLB D-N 0.0400 09/22/21 50,000,000.00          49,997,111.11          49,997,000.00          
117275 FHLB D-N 0.0400 09/22/21 50,000,000.00          49,997,111.11          49,997,000.00          
117276 FHLB D-N 0.0400 09/22/21 50,000,000.00          49,997,111.11          49,997,000.00          
117277 FHLB D-N 0.0350 08/25/21 50,000,000.00          49,998,833.33          49,999,000.00          
117295 FHLB D-N 0.0350 09/20/21 50,000,000.00          49,997,569.44          49,997,500.00          
117296 FHLB D-N 0.0350 09/20/21 50,000,000.00          49,997,569.44          49,997,500.00          
117297 FHLB D-N 0.0350 09/21/21 50,000,000.00          49,997,520.83          49,997,000.00          
117298 FHLB D-N 0.0350 09/21/21 50,000,000.00          49,997,520.83          49,997,000.00          

FHLB DISC TOTAL 4,636,000,000.00    4,635,628,366.73    4,635,581,600.00    

112422 FHLMC 2.01 (CALLABL 2.0100 12/23/26 50,000,000.00          50,000,000.00          50,383,000.00          
112423 FHLMC 2.01 (CALLABL 2.0100 12/23/26 50,000,000.00          50,000,000.00          50,383,000.00          
112439 FHLMC 2.01 (CALLABL 2.0100 12/23/26 50,000,000.00          50,000,000.00          50,383,000.00          
112901 FHLMC 1.50 1.5000 02/12/25 25,000,000.00          24,986,382.65          25,897,250.00          
113117 FHLMC 1.00 (CALLABL 1.0000 03/17/26 50,000,000.00          50,000,000.00          50,023,500.00          
113530 FHLMC 1.00 (CALLABL 1.0000 04/28/26 50,000,000.00          50,000,000.00          50,033,000.00          
113668 FHLMC 1.05 (CALLABL 1.0500 05/04/27 50,000,000.00          50,000,000.00          49,906,500.00          
113728 FHLMC 0.75 (CALLABL 0.7500 05/27/25 50,000,000.00          50,000,000.00          49,999,000.00          
113729 FHLMC 0.75 (CALLABL 0.7500 05/27/25 50,000,000.00          50,000,000.00          49,999,000.00          
113740 FHLMC 0.77 (CALLABL 0.7700 05/27/25 50,000,000.00          50,000,000.00          50,006,500.00          
113750 FHLMC 0.77 (CALLABL 0.7700 05/27/25 50,000,000.00          50,000,000.00          50,006,500.00          
113767 FHLMC 1.05 (CALLABL 1.0500 05/27/27 50,000,000.00          50,000,000.00          49,898,000.00          
113774 FHLMC 1.07 (CALLABL 1.0700 05/27/27 50,000,000.00          50,000,000.00          49,910,500.00          
113793 FHLMC 0.73 (CALLABL 0.7300 05/27/25 50,000,000.00          50,000,000.00          49,991,500.00          
113992 FHLMC 1.00 (CALLABL 1.0000 06/23/27 25,000,000.00          25,000,000.00          24,913,750.00          
114019 FHLMC 1.00 (CALLABL 1.0000 06/28/27 25,000,000.00          24,999,789.19          24,909,500.00          
114045 FHLMC 0.71 (CALLABL 0.7100 06/23/25 50,000,000.00          50,000,000.00          49,979,500.00          
114161 FHLMC 0.83 (CALLABL 0.8300 07/22/26 25,000,000.00          25,000,000.00          24,937,000.00          
114217 FHLMC 1.00 (CALLABL 1.0000 07/29/27 50,000,000.00          50,000,000.00          49,803,500.00          
114224 FHLMC 0.83 (CALLABL 0.8300 07/29/27 50,000,000.00          50,000,000.00          49,629,500.00          
114308 FHLMC 1.10 (CALLABL 1.1000 02/12/29 25,000,000.00          25,000,000.00          24,740,250.00          
114371 FHLMC 1.10 (CALLABL 1.1000 08/20/29 25,000,000.00          25,000,000.00          24,640,750.00          
114378 FHLMC 1.15 (CALLABL 1.1500 08/24/29 25,000,000.00          25,000,000.00          24,691,500.00          
114390 FHLMC 1.07 (CALLABL 1.0700 08/25/28 25,000,000.00          25,000,000.00          24,793,250.00          
114391 FHLMC 1.25 (CALLABL 1.2500 08/26/30 25,000,000.00          25,000,000.00          24,611,500.00          
114393 FHLMC 1.26 (CALLABL 1.2600 09/03/30 25,000,000.00          25,000,000.00          24,619,500.00          
114454 FHLMC 1.20 (CALLABL 1.2000 08/27/30 25,000,000.00          25,000,000.00          24,549,750.00          
114465 FHLMC 1.20 (CALLABL 1.2000 09/09/30 25,000,000.00          25,000,000.00          24,544,500.00          
114490 FHLMC 1.25 (CALLABL 1.2500 09/09/30 25,000,000.00          25,000,000.00          24,605,750.00          




